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Abstract: This paper uses value at risk(VaR) model to predict the risk of real estate market. By collecting the 
real estate data of Zhejiang province in 1991- 2009, multinomial-regression analysis and Monte Carlo simulation 
were made by using SPSS 17.0 and Matlab software respectively. Then quantitative analyzing how big the accumulation 
level of the market risk is. VaR method can offer reference index for the government to control the market risk and 
make effective policies.
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